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A Target Tracking Method of Iterative Unscented Kalman Filter

CHANG Guobin, XU Jiangning, LI An, CHANG Lubin

(Institute of Electrical and Information Engineering, Navy University of Engineering, Wuhan 430033, China)

Abstract; An improved iterative unscented Kalman filter (IIUKF) is proposed to increase the tar-
get tracking accuracy of iterative unscented Kalman filter (IUKF) by using the state augmenta-
tion technique. The method augments measurement noises into states, and a measurement func-
tion of augmented state with zero measurement noise is constructed. Then the latest posterior es-
timate of the augmented state is substituted into a updating function to iteratively correct state es-
timation using measurements. Comparing analyses with IUKF shows that IIUKF is more con-
cise, and is more precise since it avoids the statistical non-orthogonal problem, Results of digital
simulation show that there is a 20% decrease in the tracking error of IIUKF over that of IUKF.
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